Pricing anomaly at the first sight: same borrower in different currencies faces different credit spreads - an explanation by means of a quanto option by Rathgeber, Andreas W. et al.
                           
                            
                             
                                         
   
                  
   
                            
   
                  
   
                            
   
                  
   
                            
   
                  
   
                            
   
                  
   
                            
   
                  
   
                            
   
                  
   
                            
   
                  
   
                            
   
                  
   
                            
   
                  
   
                            
   
                  
   
                            
   
                  
   
                            
   
                  
   
                            
   
                  
   
                            
   
                  
   
                            
   
                  
   
                            
   
                  
   
                            
   
                  
   
                            
   
